ABSTRACT
), except that the failure and repair times can be generally distributed whereas they are restricted to be exponentially distributed in
SAVE.
In this class of models, system failure events occur rarely, so it is natural to try to improve the efficiency of the simulation by using importance sampling (see, e.g., Hammersley and Handscomb (1964) or Glynn and Iglehart (1989) 
where the first subscript T in the expectation denotes the steady-state distribution of S(t) at the beginning of an A-cycle and # is the probability dynamics governing the sample path of {S(t) : t~O}, from which -r and N are obtained. 
z=(j-l)k+l /=1
The other equations relating to this procedure remain unchanged. 
EXPERIMENTAL RESULTS
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